

person 



PTO/SB/21 (08-03) 
Approved for use through 08/30/2003. OMB 0651-0031 
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE 
are required to respond to a collection of information unless it displays a valid OMB control numl 



Application Number 



10/735,749 



NSMITTAL 
FORM 

f all correspondence after initial fifing) 



Filing Date 



December 16. 2003 



First Named Inventor 



MONTELEONE, Leonard C. 



Art Unit 



3628 



Examiner Name 



SOUGH, HYUNG SUB 



Total Number of Pages in This Submission 



Attorney Docket Number 



32715-2001 



ENCLOSURES (Check all that apply) 



□ 
□ 

□ 
□ 

□ 
□ 



Fee Transmittal Form 

Fee Attached 
Amendment/Reply 

□ After Final 

□ Affidavits/declaration(s) 
Extension of Time Request 
Express Abandonment Request 
Information Disclosure Statement 

Certified Copy ofVriority 
Document(s) 

Response to Missing Parts/ 
Incomplete Application 

□ Response to Missing Parts 
under 37 CFR 1.52 or 1.53 



□ 
□ 
□ 
□ 
□ 
□ 
□ 
□ 



Drawing(s) 

Licensing-related Papers 
Petition 

Petition to Convert to a 
Provisional Application 
Power of Attorney, Revocation 
Change of Correspondence Address 

Terminal Disclaimer 
Request for Refund 
CD, Number of CD(s) 



□ 
□ 
□ 
□ 
□ 
□ 



After Allowance communication 
to Technology Center (TC) 

Appeal Communication to Board 
of Appeals and Interferences 
Appeal Communication to TC 
(Appeal Notice, Brief, Reply Brief) 

Proprietary Information 
Status Letter 

Other Enclosure(s) (please 
Identify below): 



Remarks [ 



SIGNATURE OF APPLICANT, ATTORNEY, OR AGENT 



Firm 
or 

Individual name 




05 * 



Signature 



Date 



November 

V> .2dc 



r 


CERTIFICATE OF TRANSMISSION/MAILING 






I hereby certify that this correspondence is being facsimile transmitted to the USPTO or deposited with the United States Postal Service with 
sufficient postage as first class mail in an envelope addressed to: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450 on 
the date shown below. 


Typed or printed name 


Matthew J. Marquardt, Reg. No. 40,997 


\^Sig nature 




Date 


November , 2005 ^ 



This collection of information is required by 37 CFR 1.5. The information is required to obtain or retain a benefit by the public which is to file (and by the USPTO to 
process) an application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is estimated to 12 minutes to complete, including 
gathering, preparing, and submitting the completed application form to the USPTO. Time will vary depending upon the individual case. Any comments on the 
amount of time you require to complete this form and/or suggestions for reducing this burden, should be sent to the Chief Information Officer, U.S. Patent and 
Trademark Office, U.S. Department of Commerce. P.O. Box 1450, Alexandria, VA 2231 3-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS 
ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450. 



If you need assistance in completing the form, call 1-800-PTO-9199 and select option 2. 




PATENT APPLICATION 

IN THE TOTED STATES PATENT AND TRADEMARK OFFICE 

In re Application of: ) 

: Examiner: SOUGH, Hyung Sub 

MONTELEONE, Leonard C. ) 

: Group Art Unit: 3628 
Application No.: 10/735,749 ) 

Filed: December 16, 2003 ) 

For: SYSTEM AND METHOD FOR ) November 30, 2005 

TRADING OF MORTGAGE BACKED : 
SECURITIES ) 



Commissioner for Patents 
P.O. Box 1450 
Alexandria, VA 22313-1450 
U.S.A. 

SUPPLEMENTAL INFORMATION DISCLOSURE STATEMENT 

Sir: 

In compliance with the duty of disclosure under 37 CFR § 1 .56 and in accordance 
with the practices of 37 CFR § 1.97 and 1.98, the Examiner's attention is directed to the 
documents listed on the attached Form PTO-1449. Also attached are copies of any non-US 
patent document(s) for the convenience of the Examiner. 

In accordance with 37 CFR §1. 97(h), this Supplemental Information Disclosure 
Statement ("Supplemental IDS") is not to be construed as an admission that the information cited 
is, or is considered to be, material to patentability as defined in 37 CFR § 1.56(b), nor an 
admission that information cited constitutes prior art within the meaning of 35 USC §§102 
and/or 103. 



5932725.1 
32715-2001 



-2- 



It is respectfully requested that the information presented on the Form PTO-1449 



be considered by the Examiner, and that an initialed copy thereof be returned to Applicant 
indicating that such information has been considered. 



No fee is necessary for entry and consideration of the Supplemental IDS, as no 



first Office Action on the merits has issued. 



The Examiner should feel free to contact Applicant's undersigned attorney by 



telephone at (416) 865.7951 at any time deemed necessary. Please continue to forward all 
correspondence to the below address. 



TORYS LLP 

Suite 3000, P.O. Box 270 

79 Wellington Street West, TD Centre 

Toronto, ON M5K 1N2 

CANADA 

Tel: 416.865.0040 

Fax: 416.865.7380 




Attorney for the Applicants 
Matthew J. Marquardt 
Registration No. 40,997 




Under the Pap* 




995. no persons 



PTO/SB/08A (08-03) 
Approved for use through 07/31/2006. OMB 0651-0031 
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE 
are required to respond to a collection of information unless it contains a valid OMB control number. 



Substitute for form 



Complete if Known 



Application Number 



INFORMATION DISCLOSURE 
STATEMENT BY APPLICANT 

(Use as many sheets as necessary) 



Filing Date 



First Named Inventor 



Art Unit 



Examiner Name 



10/735,749 



December 16, 2003 



MONTELEONE, Leonard C. 



3628 



SOUGH, HYUNG SUB 



x Sheet I 1 



Attorney Docket Number 



32715-2001 



U. S. PATENT DOCUMENTS 


Examiner 


is ite 


Document Number 


MM-DD-YYYY 


Klamo f\f Patpntpp or 

Applicant of Cited Document 


Panpc Pnlumns 1 inp*; Whprp 

Relevant Passages or Relevant 
Figures Appear 


Initials* 


No. 1 


Number-Kind Code 2 **"™*"' 




A 

1 


us- 2002/0095369 


07-18-2002 


Kaplan et al. 






2 


us- 2003/0233307 


12-18-2003 


Salvadori et al. 






3 


us * 2004/0030638 


02-21-2004 


Dwin 






4 


US- 2004/0128149 


07-01-2004 


Kemper etal. 






5 


us - 2004/0128227 


07-01-2004 


Whipple etal. 






6 


us " 2004/0128229 


07-01-2004 


Raines et al. 






7 


uo 2004/01 ZoZoQ 


fl.7 Hi .9 H OA 
U/-UI -aUU** 


wppenneiirier t?i di. 






8 


US- 2004/0128235 


07-01-2004 


Kemper et al. 






9 


US- 2004/0153384 


08-05-2004 


Whipple et al. 






10 


US- 2004/0215553 


10-28-2004 


Gang et al. 






11 


US- 2004/0215554 


10-28-2004 


Kemper et al. 






12 


us - 2004/0215555 


10-28-2004 


Kemper et al. 






13 


US- 2004/0220873 


11-04-2004 


Nolan, III etal. 






14 


US- 2004/0220874 


11-04-2004 


Singh etal. 






15 


US- 2004/0225584 


11-11-2004 


Quinn et al. 






16 


US- 2004/0225594 


11-11-2004 


Nolan, III etal. 






17 


US- 2004/0225595 


11-11-2004 


Nolan, III 






18 


US- 2004/0225596 


11-11-2004 


Kemper et al. 






19 


US- 2004/0225597 


11-11-2004 


Oppenheimer et al. 





FOREIGN PATENT DOCUMENTS 


Examiner 
Initials* 


Cite 
No. 1 


Foreign Patent Document 


Publication 
Date 
MM-DD-YYYY 


Name of Patentee or 
Applicant of Cited Document 


Pages, Columns, Lines, 
Where Relevant Passages 
Or Relevant Figures Appear 


T 6 


Country Code 3 "Number 4 "Kind Code 5 {if known) 




20 


WO 01/48668 


07-05-2001 


XBOND Corporation 











































































Examiner 




Date 




Signature 




Considered 





considered. Include copy of this form with next communication to applicant. 1 Applicant's unique citation designation number (optional). See Kinds Codes of 
USPTO Patent Documents at www.uspto.gov or MPEP 901.04. 3 Enter Office that issued the document, by the two-letter code (WIPO Standard ST.3). For 
Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document. Kind of document by 
the appropriate symbols as indicated on the document under WIPO Standard ST. 16 if possible. 8 Applicant is to place a check mark here if English language 
Translation is attached. 

This collection of information is required by 37 CFR 1.97 and 1.98. The information is required to obtain or retain a benefit by the public which is to file (and by the 
USPTO to process) an application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is estimated to take 2 hours to complete, 
including gathering, preparing, and submitting the completed application form to the USPTO. Time will vary depending upon the individual case. Any comments 
on the amount of time you require to complete this form and/or suggestions for reducing this burden, should be sent to the Chief Information Officer, U.S. Patent 
and Trademark Office, P.O. Box 1450, Alexandria. VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND 
TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450. 

If you need assistance in completing the form, call 1-800-PTO-9199 (1-800-7 86-9 199) and select option 2. 



PTO/SB/08A (08-03) 
Approved for use through 07/31/2006. OMB 0651-0031 
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE 
Under the Paperwork Reduction Act of 1995. no persons are required to respond to a collection of information unless it contains a valid OMB control numbe r. 



Substitute for form 1449/PTO 



INFORMATION DISCLOSURE 
STATEMENT BY APPLICANT 

(Use as many sheets as necessary) 



Complete if Known 



Application Number 



Filing Date 



First Named Inventor 



Art Unit 



Examiner Name 



10/735,749 



December 16, 2003 



MONTELEONE, Leonard C. 



3628 



SOUGH, HYUNG SUB 
32715-2001 



V Sheet I 2 



of 1 3 



Attorney Docket Number 



U. S. PATENT DOCUMENTS 


Examiner 
Initials* 


Cite 
No. 1 


Document Number 


Publication Date 
MM-DD-YYYY 


Name of Patentee or 
Applicant of Cited Document 


rages, LfOiumns, Lines, vvneie 
Relevant Passages or Relevant 
Figures Appear 


Number-Kind Co6e 2(ifknown> 




21 


us 6,778,968 


08-17-2004 


Gulati 








US- 












US- 












US- 












US- 












US- 












i i<i 
uo- 












US- 












US- 












US- 












us- 












us- 












us- 












us- 












us- 












us- 












us- 












us- 












us- 









FOREIGN PATENT DOCUMENTS 




Examiner 
Initials* 


Cite 
No. 1 


Foreign Patent Document 


Publication 
Date 
MM-DD-YYYY 


Name of Patentee or 
Applicant of Cited Document 


Pages, Columns, Lines, 
Where Relevant Passages 
Or Relevant Figures Appear 


T* 


Country Code 3 "Number 4 'Kind Code 5 [if known) 





















































































Examiner 




Date 




Signature 




Considered 





CA/MVIIIXCr*. IIHUeJI II IBICICIIVjC wUI I9IUCI CU, VYHCUICI Wl IIUl Wiauwn io »> wiiiwipiioiiw '»» wwv. ..,. v *. g .. — — ■ ■ " • _ 

considered. Include copy of this form with next communication to applicant 1 Applicant's unique citation designation number (optional). See Kinds Codes of 
USPTO Patent Documents at www.uspto.gov or MPEP 901.04. 3 Enter Office that issued the document, by the two-letter code (WIPO Standard ST.3). For 
Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document. Kind of document by 
the appropriate symbols as indicated on the document under WIPO Standard ST. 16 if possible. 8 Applicant is to place a check mark here if English language 
Translation is attached. 

This collection of information is required by 37 CFR 1.97 and 1.98. The information is required to obtain or retain a benefit by the public which is to file (and by the 
USPTO to process) an application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is estimated to take 2 hours to complete, 
including gathering, preparing, and submitting the completed application form to the USPTO. Time will vary depending upon the individual case. Any comments 
on the amount of time you require to complete this form and/or suggestions for reducing this burden, should be sent to the Chief Information Officer, U.S. Patent 
and Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND 
TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450. 

If you need assistance in completing the form, call 1-800-PTO-9199 (1-800-786-9199) and select option 2. 



PTO/SB/08B (08-03) 
Approved for use through 07/31/2006. OMB 0651-0031 
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE 
Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains a valid OMB control numbe r. 



/substii 



Substitute for form 1449/PTO 



INFORMATION DISCLOSURE 
STATEMENT BY APPLICANT 

(Use as many sheets as necessary) 



Complete if Known 



Application Number 



Filing Date 



First Named Inventor 



Art Unit 



Examiner Name 



10/735,749 



December 16, 2003 



MONTELEONE, Leonard C. 



3628 



SOUGH, HYUNG SUB 



.Sheet 



of 



Attorney Docket Number 



32715-2001 



NON PATENT LITERATURE DOCUMENTS 


Examiner 
Initials* 


Cite 
No. 1 


Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of 
the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue 

niimhprfO mihli^hpr ritv anri/or miintrv whprp Dubli^hed 


T 2 




22 


FOOTE et at., "APL2 Analysis and Design of Mortgage-Backed Securities", ACM SIGAPL 
APL Quote Quad, July 1990, Volume 20, Issue 4, New York, NY (8 pp.) 






23 


"About the ABS Database" from ASSET-BACKED ALERT, accessed 01/03/05 at 
http://www.abalert.com/NewPages/lndex.cfm7ArticleJDM1086 (4 pp.) 






24 


"Reconfirmation and Pricing Service (RECAPS) User Guide", The Depository Trust & 
Clearing Corporation, 2004, New York, NY (56 pp.) 





























































Examiner 




Date 




Signature 




Considered 





•EXAMINER: Initial if reference considered, whether or not citation is in conformance with MPEP 609. Draw line through citation if not in conformance ana not 
considered. Include copy of this form with next communication to applicant. 

1 Applicant's unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached. 
This collection of information is required by 37 CFR 1.98. The information is required to obtain or retain a benefit by the public which is to file (and by the USPTO 
to process) an application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is estimated to take 2 hours to complete, including 
gathering, preparing, and submitting the completed application form to the USPTO. Time will vary depending upon the individual case. Any comments on the 
amount of time you require to complete this form and/or suggestions for reducing this burden, should be sent to the Chief Information Officer, U.S. Patent and 
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: 
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450. 



If you need assistance in completing the form, call 1-800-PTO-91 99 (1-800-786-9199) and select option 2. 



